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 POS (point of sales) データには日次あるいは週次や月次の JAN コード単位の販売数量と販売額が
記録されており，特売の実施に関する情報は含まれていない。このため，POS データを用いて価格
や物価の分析を行う際，POS データに記録された取引価格から，特売価格の判定が必要になること
がある。本稿では，カップ麺の日次 POS データを用いて，先行文献で利用されている複数の特売
価格の判定法を比較した。また，単位価格を計算する集計頻度と特売判定の関係についても検討し
た。主な結果は以下の通りである。（１）特売頻度，特売の長さ，値引き率，特売における販売額シ
ェアは，特売の判定方法に依存する。（2）同じ特売判定法を用いても，日次単位価格と月次単位価
格を利用する場合とでは，特売頻度等の計算結果は大きく異なる。これは，単位価格を計算する時
間単位が長くなると，日々の価格変動が均され，特売による変動を正確に識別することが難しくな
るためと考えられる。従って，特売を識別するためには，日次データのように単位価格を計算する
時間単位が短いデータを用いることが望ましい。これらの結果は，POS データを用いて異なる製品
の特売状況について分析するためには，同じ特売判定法と同じ単位価格の集計期間を用いることが
望ましいことを示唆している。  Algorithms based on transaction price and quantity data are required to identify sales in scanner data because such data does not contain any sales information. This study uses daily scanner data for instant noodles in more than 300 supermarkets in Japan to compare the various approaches proposed by previous studies to identify sales. In addition, it examines the effect of time aggregation (daily, weekly, monthly, etc.) on identifying sales through these approaches. The findings of this study are as follows. First, the frequency of sales, the duration of sales, the markdown rate on sales, and the percentage of the value of sales remarkably differ, depending on the approach used to identify sales. Second, using highly time aggregated price data to identify sales leads to quite different results compared with using daily price data. In highly time aggregated data, daily price fluctuations are smoothed, which makes it more difficult to identify sales. Therefore, lower aggregate data should be utilized to identify sales. These results suggest that sales in scanner data must be identified using the same approach and the same level of time aggregation when comparing the frequency of sales for different products.   
―――――――――     
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1: 2005-2007
JAN 3
0000049698114 77g 7.06 123028 114.3 19.79
0000049698176 75g 4.97 106125 113.6 18.80
4902105033722 96g* 3.99 99235 105.5 16.52
4902105022122 U.F.O. 129g 3.33 73823 106.0 16.84
4901990522731 96g* 3.19 83785 98.7 11.19
0000049698145 85g 2.99 79162 110.9 17.11
4901990522748 101g* 2.77 80173 99.0 11.18
4902881048651 135g 2.26 96135 100.8 11.60
4902105033746 100g* 1.40 50322 102.2 13.82
4902885000686 120g 1.24 43345 109.0 17.42
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2: 77g
A 97 0.098 65.4 -0.321
B 171 0.172 71.9 -0.297
C 336 0.339 82.0 -0.283
D 317 0.320 80.1 -0.313
E 80 0.081 61.5 -0.320
F 88 0.089 64.5 -0.319
G 148 0.149 66.1 -0.327
H 95 0.096 66.5 -0.323
I 155 0.156 70.4 -0.329
J 171 0.172 71.9 -0.312
K 157 0.158 71.0 -0.352
L 114 0.115 57.0 -0.485
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3: POS
JAN A B C D E F G H I J K L
0000049698114 0.097 0.158 0.226 0.242 0.072 0.133 0.173 0.096 0.172 0.138 0.120 0.055
0000049698176 0.079 0.138 0.196 0.208 0.054 0.113 0.149 0.079 0.152 0.117 0.099 0.040
4902105033722 0.081 0.128 0.187 0.194 0.061 0.108 0.135 0.079 0.144 0.117 0.100 0.030
4902105022122 0.082 0.132 0.188 0.201 0.066 0.109 0.141 0.079 0.146 0.120 0.099 0.032
4901990522731 0.081 0.125 0.176 0.188 0.062 0.106 0.141 0.076 0.138 0.116 0.101 0.026
0000049698145 0.071 0.130 0.174 0.191 0.049 0.106 0.135 0.074 0.142 0.105 0.090 0.033
4901990522748 0.079 0.124 0.169 0.180 0.059 0.103 0.137 0.076 0.138 0.113 0.098 0.026
4902881048651 0.040 0.066 0.135 0.150 0.027 0.051 0.096 0.033 0.074 0.057 0.049 0.010
4902105033746 0.068 0.109 0.156 0.167 0.047 0.090 0.115 0.065 0.128 0.099 0.085 0.018
4902885000686 0.012 0.018 0.056 0.042 0.009 0.013 0.027 0.010 0.020 0.015 0.013 0.004
JAN A B C D E F G H I J K L
0000049698114 1.588 2.340 2.913 3.124 1.403 2.077 2.531 1.873 2.550 2.337 2.434 2.390
0000049698176 1.666 2.607 3.295 3.630 1.430 2.312 2.849 2.033 2.900 2.575 2.674 2.754
4902105033722 1.561 2.240 2.838 2.949 1.390 1.994 2.367 1.816 2.502 2.309 2.392 2.204
4902105022122 1.512 2.164 2.799 2.871 1.375 1.923 2.365 1.733 2.390 2.221 2.322 2.089
4901990522731 1.565 2.187 2.805 3.071 1.389 1.981 2.508 1.732 2.452 2.238 2.366 2.092
0000049698145 1.684 2.721 3.362 3.728 1.419 2.390 2.920 2.038 2.978 2.666 2.772 2.701
4901990522748 1.572 2.226 2.841 3.106 1.395 2.001 2.548 1.747 2.525 2.256 2.410 2.159
4902881048651 1.610 2.468 4.328 4.819 1.368 2.111 3.471 1.700 2.891 2.520 2.747 2.223
4902105033746 1.593 2.382 2.981 3.162 1.350 2.070 2.592 1.874 2.827 2.504 2.688 2.115
4902885000686 1.448 2.148 5.990 5.863 1.301 1.656 3.805 1.533 2.694 2.218 2.328 2.425
JAN A B C D E F G H I J K L
0000049698114 -0.269 -0.263 -0.262 -0.258 -0.274 -0.265 -0.262 -0.267 -0.267 -0.287 -0.312 -0.459
0000049698176 -0.260 -0.250 -0.253 -0.249 -0.267 -0.254 -0.252 -0.256 -0.257 -0.277 -0.303 -0.455
4902105033722 -0.246 -0.239 -0.235 -0.226 -0.256 -0.237 -0.231 -0.242 -0.235 -0.257 -0.281 -0.455
4902105022122 -0.252 -0.242 -0.243 -0.234 -0.257 -0.242 -0.238 -0.249 -0.242 -0.260 -0.285 -0.449
4901990522731 -0.244 -0.235 -0.228 -0.217 -0.255 -0.237 -0.226 -0.244 -0.232 -0.250 -0.271 -0.427
0000049698145 -0.259 -0.247 -0.249 -0.247 -0.266 -0.252 -0.250 -0.254 -0.254 -0.277 -0.302 -0.458
4901990522748 -0.244 -0.235 -0.229 -0.218 -0.256 -0.237 -0.227 -0.244 -0.231 -0.252 -0.273 -0.425
4902881048651 -0.218 -0.203 -0.185 -0.175 -0.233 -0.207 -0.189 -0.220 -0.200 -0.222 -0.243 -0.436
4902105033746 -0.227 -0.217 -0.211 -0.198 -0.238 -0.215 -0.204 -0.224 -0.209 -0.234 -0.256 -0.432
4902885000686 -0.238 -0.229 -0.201 -0.177 -0.252 -0.239 -0.193 -0.235 -0.224 -0.253 -0.278 -0.430
JAN A B C D E F G H I J K L
0000049698114 0.474 0.578 0.635 0.647 0.418 0.547 0.581 0.473 0.573 0.556 0.533 0.330
0000049698176 0.409 0.519 0.569 0.583 0.351 0.482 0.518 0.410 0.519 0.490 0.466 0.272
4902105033722 0.430 0.531 0.588 0.599 0.388 0.512 0.538 0.436 0.531 0.520 0.493 0.226
4902105022122 0.451 0.546 0.592 0.611 0.419 0.514 0.537 0.455 0.543 0.534 0.506 0.248
4901990522731 0.457 0.541 0.595 0.607 0.421 0.504 0.545 0.443 0.533 0.532 0.512 0.245
0000049698145 0.388 0.504 0.549 0.559 0.335 0.465 0.509 0.394 0.520 0.468 0.447 0.256
4901990522748 0.452 0.533 0.582 0.592 0.414 0.501 0.535 0.441 0.532 0.522 0.503 0.245
4902881048651 0.199 0.258 0.351 0.376 0.170 0.231 0.299 0.188 0.263 0.246 0.232 0.076
4902105033746 0.384 0.478 0.540 0.543 0.340 0.456 0.488 0.385 0.498 0.464 0.440 0.164
4902885000686 0.059 0.076 0.131 0.122 0.054 0.065 0.110 0.057 0.073 0.071 0.067 0.034
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4:
JAN
0000049698114 0.226 0.423 0.403 -0.262 -0.234 -0.141 0.635 0.710 0.521
0000049698176 0.196 0.353 0.385 -0.253 -0.227 -0.143 0.569 0.632 0.508
4902105033722 0.187 0.374 0.402 -0.235 -0.218 -0.155 0.588 0.685 0.562
4902105022122 0.188 0.382 0.362 -0.243 -0.213 -0.145 0.592 0.711 0.537
4901990522731 0.176 0.385 0.437 -0.228 -0.205 -0.152 0.595 0.709 0.581
0000049698145 0.174 0.320 0.355 -0.249 -0.225 -0.142 0.549 0.623 0.486
4901990522748 0.169 0.376 0.422 -0.229 -0.206 -0.151 0.582 0.703 0.576
4902881048651 0.135 0.212 0.274 -0.185 -0.165 -0.150 0.351 0.420 0.425
4902105033746 0.156 0.305 0.377 -0.211 -0.191 -0.163 0.540 0.648 0.589
4902885000686 0.056 0.094 0.194 -0.201 -0.201 -0.160 0.131 0.174 0.324
????? Feb.2016
30
[1]
: POS
, Research Center for Price Dy-
namics Working Paper Series; No. 15 (2007).
[2]
: POS
, , 59 ,
4 , pp.305-316 (2008).
[3] Eichenbaum, M., Jaimovich, N. and Rebelo,
S., “Reference Prices, Costs, and Nomi-
nal Rigidities,” American Economic Review,
Vol. 101, No. 1, pp.234-62 (2011).
[4] Feenstra, R. C., and Shapiro, M. D., “High-
Frequency Substitution and the Measure-
ment of Price Indexes, in Scanner Data and
Price Indexes,” University of Chicago Press,
pp. 123-150 (2003).
[5] Fox, K. J., and Melser, D., “Non-Linear
Pricing and Price Indexes: Evidence and
Implications from Scanner Data,” Review of
Income and Wealth, Vol. 60, No.2, pp.261-
278 (2012).
[6] Hendel, I., and Nevo, A., “Measuring the
Implications of Sales and Consumer Inven-
tory Behavior,” Econometrica, Vol. 74, No.
6, pp. 1637-1673 (2006).
[7] Ivancica, L., Diewert, W. E., and Fox, K.
J.,“Scanner data, time aggregation and the
construction of price indexes,” Journal of
Econometrics, Vol. 161, No. 1, pp.24-35
(2011).
[8] Kehoe, P. J., and Midrigan, V., “Temporary
Price Changes and the Real Effects of Mon-
etary Policy,” NBER Working Paper No.
14392 (2008).
[9] Melser, D., “Constructing High Frequency
Price Indexes Using Scanner Data,”, Pa-
per Presented to the Ottawa Group, 2011
(2011).
[10] Nakamura, E., and Steinsson, J., “Five
Facts about Prices: A Reevaluation of Menu
Cost Models,” The Quarterly Journal of
Economics, Vol. 123, No. 4, pp. 1415-1464
(2008).
[11] Reinsdorf, M., “Using Scanner Data to
Construct CPI Basic Component Indexes,”
Journal of Business and Economic Statis-
tics, Vol. 17, No. 2, pp.152-160 (1999).
[12] Sudo, N., Ueda, K., and Watanabe, K.,
“Micro Price Dynamics during Japan’s Lost
Decades,” Asian Economic Policy Review,
Vol. 9, pp.44-64 (2014).
Vol.5 POS デ?タにおける?????の????
31
